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Theorem 1. Let (p,,) satisfy (1), let M ( I) denote the set of moment sequences with 
support in I, and let M*( I) be the subset of M ( I) with measures bounded by Lebesgue 
measure. Then, for I ~ {•+[0, 1]}, 
(p ,+, )sM(R)  iff ( r~ l  ) ( r~ l  ) M*(R): (p , ) s  M(I )  iff ~ M*(I). 
Theorem 2. Let (Pn) satisfy (1) with rk >~O for all k and let r-1 = 1. Then 
(a) I f  (rk)~_l is log-convex, then (Pn)o is log-convex. 
(b) I f  (rk)~-i s log-concave, then (p~)~ is log-concave (strongly unimodal). 
Theorem 1 is the analogue of a theorem of Horn [2] for renewal sequences, whereas 
(a) and (b) of Theorem 2 are analogues of results by De Bruijn and Erd/Ss [1] for 
renewal sequences and of Yamazato [3] for infdiv densities. 
References 
[1] N.G. de Bruijn and P. Erd~s, On a recursion formula nd on some Tauberian theorems, J. Res. 
National Bureau of Standards 50 (3), 161-164. 
[2] R.A. Horn, On moment sequences and renewal sequences, J. Math. Anal. Appl. 31 (1970) 130-135. 
[3] M. Yamazato, On strongly unimodal infinitely divisible distributions, Ann. Probability I0 (1982) 
589-601. 
Construction of a Stationary Regenerative Process with a View Toward Simulation 
Herman Thorisson, Chalmers University of Technology, GiJteborg, Sweden 
Consider the simulation problem of generating a stationary version of a regenera- 
tive process when it is known how to generate the i.i.d, cycles. (This problem is 
often referred to as "the initial transcience problem".) 
We present a solution of this problem in the bounded cycle length case and an 
"approximate solution" in the general finite mean case. The solution is based on 
the so called acceptance/rejection methods. 
2.3. Diffusion processes 
Boundary Local Time and the Analysis of Small Parameter Exit 
Problems with Characteristic Boundaries 
Martin V. Day, Virginia Tech, Blacksburg, VA, USA 
The subject of this talk is a variant of the "exit problem" from Freidlin and 
Wentzell's tudy of small noise diffusions. The problem is to determine (in the small 
